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Solactive Japan ESG Core Index
Stocks

10 units

Nomura Asset Management Co., Ltd. URL https://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team

20244 9 H 25 H
20244 8 H 16 H

Scheduled date of submission of securities report: September 25, 2024
Date of commencing dividend payment: August 16, 2024

I 772 ROEMRRN

Fund Management

1. 202447 AHIOERRG (20244 1 H 9 H~20244 7H 8 H)

Management Status for Year ended July 2024 (from January 9, 2024 to July 8, 2024)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 £ 7 A # 42,599  (99.7) 148 (0.3) 42,748 (100.0)
FY ended Jul. 2024
2024 4E 1 A #] 49,281 (99.7) 163 (0.3) 49, 444 (100.0)
FY ended Jan. 2024
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(2) BWE - IR (T AR EHEO)
Creation and Exchange (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s AR H FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Exchanged at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 7 A # 20, 948 49 6, 310 14, 688
FY ended Jul. 2024
2024 £ 1 A #j 20, 948 0 0 20, 948
FY ended Jan. 2024
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2024 £ 7 A # 43,120 372 42,748 291, 042
FY ended Jul. 2024
2024 £ 1 A # 49, 877 432 49, 444 236, 026
FY ended Jan. 2024
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2024 4 7 A HA 2, 300,
FY ended Jul. 2024
2024 4 1 A HA 1, 850
FY ended Jan. 2024
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%4
(2024 % 1 H 8 HHME)
4th Fiscal Year
As of January 8, 2024

%5 5 H#
(2024 4£ 7 H 8 HIIAE)
5th Fiscal Year
As of July 8, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

514, 410, 185

460, 594, 749

=
Stocks

49, 281, 819, 750

42,599, 831, 440

R P i A B

Revaluation of derivatives

2,277,03

2, 838, 02

ARIUA A

Accounts receivable — other

6, 544, 16

8,017, 32

AL 4 4

Accrued dividends receivable

52,949, 20

40, 982, 066

ARIHE

Accrued interest

1,076

FEALFERESL S

Margin deposits

19, 401, 119

8, 529, 330

TRENE PE AR

Total current assets

49, 877, 401, 444

43,120, 794, 001

prE A E

Total assets

49, 877, 401, 444

43, 120, 794, 001

i=U{OF
Liabilities

ENAE
Current liabilities

AN A 53 Bt 4
Unpaid dividends

387, 556, 389

337, 825, 472

ARALSZREAE

Trustee fees payable

5, 347, 607

4,639, 939

RANZFEE W

Investment trust management fees payable

26, 737, 992

23,199, 615

RALFI B,

Accrued interest expenses

1, 385

Z DAL E

Other accrued expenses

12,781, 773

6, 674, 624

mEhAE A
Total current liabilities

432, 425, 144

372, 339, 646

afies

Total liabilities

432, 425, 144

372, 339, 646

LS E DER

Net assets
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TEAGE
Principal and other

JoA

Principal

41, 897, 988, 000

29, 376, 128, 000

T4
Surplus

HWIRRI AT MR RES (A)
Surplus (deficit) at end of period

7, 546, 988, 298

13,372, 326, 355

(3 B VB FE N 48)
(Reserve for distribution)

1, 148, 343

1, 387, 547

— A N
;zjzfgglzicipal and other 19, 444,976, 298 1 TS, 04, 959
Yt INZ
?Eifa;fassets 49, 444, 976, 293 42, 748, 454, 359
BEME ESRT

Total liabilities and net assets

49, 877, 401, 444

43,120, 794, 001

(2) [BEKOFESEHHEE] Statement of Income and Retained Earnings

(BAZ : ) (Unit : JPY)

%4
H 20234 7H 9H
£ 2024% 1 H 8H
4th Fiscal Year
From July 9, 2023
to January 8, 2024

% 5
H 20244 1H 9H
£ 2024% 7H 8H
5th Fiscal Year
From January 9, 2024
to July 8, 2024

4%H Amount

4%H Amount

R

Operating revenue

S UL 4

Dividend income

434, 477, 774

376, 816, 230

Z BUFILE.
Interest income

58, 071

HAMRESR7E E E A%
Profit and loss on buying and selling of
securities and other

1, 735, 241, 549

9, 396, 832, 289

URAERS dh BG | SEHR A

16, 723, 945 39, 448, 530
Profit and loss on dealing of derivatives ’ ’ ’
T O 3,717 1, 802
Other revenue
s o A2
H ORI AR 2,186, 446, 985 9,813, 156, 922
Total operating revenue
BN
Operating expenses
18
LA 53, 524 5, 782
Interest expenses
=2
AL 5, 347, 607 4, 639, 935
Trustee fees
ZeAtH 26, 737, 992 23,199, 615
Investment trust management fees
T O 13, 836, 146 10, 966, 095
Other expenses
ap Az
R AR 45, 975, 269 38, 811, 427

Total operating expenses

AR SUTE EEKL (D)

2, 140, 471, 714

9, 774, 345, 494
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Operating profit (loss)

REFIE IR EEL (A)
Ordinary profit (loss)

2, 140, 471, 714 9, 774, 345, 4945

MRS OIS HIRE L (A)
Profit (loss)

2, 140, 471, 714 9, 774, 345, 4945

—EBAHAITAE D Y ARG AR O Sy Bl AR ST —FBAE

BUZHE S IR RSB O B (A)

Distribution of profit loss from partial

exchange

BERAe ST E REE (A)

Surplus (deficit) at beginning of period

5,794, 072, 971 7, 546, 988, 298

Rl IENIER T R B
Increase in surplus or decrease in

1 42,961, 904
deficit ’ ’

LHHBIME LIS O RIS INESUI AR A

VER

Increase in surplus or decrease

from additional subscriptions for period

B 42,961, 904
in deficit

Rl BT RS INER
Decrease in surplus or increase in

= 3,654, 143, 870
deficit

YIRS D IR B LT R AR A

A
e ' ) ) . - 3, 654, 143, 87
Decrease in surplus or increase in deficit
from partial exchange
INET S
]?ﬁgji 387, 556, 389 337, 825, 472
Dividends
424 3 84
FARRREX IR IAE (L) 7, 546, 988, 298 13, 372, 326, 355

Surplus (deficit) at end of period

(3) [mEit#]

(R R ITENIAR D FHIZEE D 1ERL)

1. JE I PE OO RFAMh AL 1E Je ONFFAT 7 45

2.8 - IR OFE EAAE

3. AR i O BEAR 55 (2 B9 5 ST DA
SR

4. Z O

ik

I & U CHREM TR L TR v %9,

Wil LA & 72 » Tk, HilikE 0 & 2 FFER IOV TR Z O &S GHR B
ICEHEFRG D 72 AT, HITD H ORKEIEE) TEHMiiL TR Y £,

e LS|

WS IFTORET HFHH OFEREERZHANTEY £,

2 HAD 24 4

FHIE LTRSS HICKEWT, MEERY S UL TEREYeHZF EL Tk
EB

BEEEREZ SRR DWW T, TS LTI Bled% B BICB W T, Heas o
Bl akE# 5t EL TR 9,

A A 5 B R AR

EHREECTHLELTRBY £9,

URAE R b B S | SR A

EHREETHELTEBY £97,

RS ORI O R EICEB W T —EORREHSEHA L T\ D2, R DH]
REUFICL ST GE ., YHMENE R Z bV ET,

T, TIUAT 4 TRBNCHET 220 E L, HETHLT I AT o TBENZE T
54 HWRBBEE T IRIR LOMETLATH D | UESHEA KN T U T 4 T
SIOMHI A7 OREZEZRTHLOTIEIHY FHA,

YT 7y FOFEMRIT, FEROBEICE D, 20244 1 A 9 BB 2024 4F 7

H 8RETER-TEBVET,

(HEARRE O RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 15D)
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75 4 5 5
2024 45 1 H 8 HBIE 2024 £ 7 1 8 HEIfE
1. FEHIMOERRAICEIT 2 ZEHEORE 1. FEHIMOEK AT D2 EHEOREL
20,948,994 O 14, 688, 064 [
2. HEMMOKRICHT S LMY OMBEOE (2. FHEMMOKAICHT S LY ) OMEEDK
1 0% 7= 0 Wi e 2, 360. 26 [ 1172 0 W EA 2,910.42 M
(100 F1247= 0 i PEAH) (236, 026 1) (100 F1247= v i PERH) (291, 042 1)
(4% B O3t EEIZ B 2 15D
% 4 % 5 4
H 20234 7H 9H B 20244 1 H 9H
% 20247 1 H 8H % 20247 7TH 8H
1. 5Ee4 O3 1. e 4ozt
HH HH
I 2 Y AR AR A 434, 427, 967 1 EP LR A 376, 870, 321 H
)y Bl MGt R ST 4 B 198,510 4 oy B YER R 7 4 B 1,148, 343 [
IR E e ] C=A+B 434, 626, 477 |1 R EAE AT e C=A+B 378, 018, 664 [
et D 45,921,745 [ iy D 38, 805, 645 [
15 %5 53 mT REAE E=C-D 388, 704, 732 | IS 225 53 i vl REAE E=C-D 339,213,019 1
N 4% 53 B 4 F 387, 556, 389 [ U 55 4 i 4 F 337,825, 472 [
R (4 BB A N7 4) G=E-F 1,148,343 1 U1 4 (5 i HEA 5T 42) G=E-F 1,387, 547 H
% H 20, 948, 994 [ SE~3 H 14, 688, 064 [
100 2472 0 434 1=F/Hx 100 1,850 [ 100 1272 V) 4yEd 4 1=F/HX 100 2,300 [
2. F Ot 2. F O
ZOMEHO S5 10,912,192 [IE, MEHEEIZOWTOME ZOMBHD S H 8,716,916 ML, FEIEHIT OV TOMBEHE
BB THY £7, ERAECTHY £7,

(GmhpE S B3 2 1EED)
(1) Sz fips o ORI B3 5 S5

o 4 3
M 20234F TH 9H
% 20244F 1 8 H

5 5 1
M 20244F 1A 9 H
E 20244 7H 8 H

1. A EhpE S L3 2 Uk T 6

BTy v Rt BEREACEEENCET HEEE 2 4£5
4IHIZED DIEFRERETETH Y, BENFICHET 5EH
DIARFFEHPE N, BIFESS O AEFE MK L THE & L
CTEMATHZLEHMELTEBY £1,

0. GREPE S ONE M E OERREGICRD U R

L7 7 RBMREET DE/MELOFEIX. AR, 7 U
T4 7B, 3= 0= EOEREEN CERER TH
DET,

BT 7 v RBRE T 2GRS ORI,
2 AFEARRICERE L TR Y £,
bk, MEEBN Y 27 EOHBY AT ERY AT K
OFEWE Y 27 1IC8 b ENTEY £,

L7 7 R, BREPEICR T 2B EOMEEE Y X7 DIk
A B & LC, BRMEEOEMES| 217> TR Y 97,

3. ARG THICER D U R 7 BRI

ZEEAAIC BV T, MY LB Y R 7 EHICET 5 EE
DEBRT, RT 4 AOBERCER Y X7 OEETT
o TR FI,

OmitE ) A7 OEH

Hith U A7 B L Cid, BERSSEORILE ¥, o8-t
e L., BETHIZIR > T B DEDEHEZIT/>TRY F
B
ORHY A7 OE

(EHY A 7B LT, BITIRCBE e o Mgk & B4
DIEMIEE - o & W R, AkBE L. S oEREICR L

(ZoMoE:) O

L. RS S 2 BT #
A

0. BRPES OB KR OF OEMRENIRD ) 27
[RIZE

3. ARl AR D U A 7 BRI
[l A

(2850) 2024 4£ 7 A hEEE
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R IBRSE DF 2T > TR 7,
OB Y 2 7 OE

GRENE Y A 7B LT, SBITIS UCHGREE odRb 2
MR L, G EOMA R EOF I 2T > TRV £9,

(2) 4P o O WFAM S5 12 B9~ 5 HIH

%4
2024 € 1 J] 8 HELE

2024 €2 7 J] 8 HELE

£ 5 1]

1. BfEXRIIRFEET BRA, R & OVZERA

B IRER EoSRpa i ITFERI & LT3 TRl CREM L
TWAT®, BB B4 & Ml & O H » £
oo
2. Wl DB EHE

FREK

(EERSF IR 2 FHEICBET 2 1ERE) ICREHEH LT
B ET,

URA: 7 o R B

FUNRT 4 TWBNZHOWTIE, (FofoiEid) o 3
TURT 4 THRBIBRICEHE L TBY £7,

a—)b 0D SRS K Ve SR E TS

I HOR EITEIF T SN AT, IREMEAEILRE
&AL TS Z LD, YELIREMAEZ FHL & L TR
DEJ,

1. HiEMRE
Y

2. RO HE HIE
Al 2

At AR, IRl & OZERR

(B 5 & OMG1IZRE4 5 7ERD)

544
H 20234 7H 9H
F 20244F 1 H 8 H

% 5 4
H 20244 1 H 9H
F 20244F 7T H 8 H

IR DO L 5E BB AR DA IE ik 2R L ¢, —#% R4
DB Geff & Bre D BE Y HE L ORSIIT R TR
720, BUEHITIIISWERA,
(Z D DER)
1 JEAROKH)
%44 % 5 4
H 20234 7H 9H H 20244 1 H 9H
¥ 20244 1 H 8H I 20244 7T H 8 H
M B T AKE 41, 897, 988, 000 FI[HA & e AKH 41, 897, 988, 000 [
1) B N R E ST ANER 0 F[EAH B INER & JeANEE 99, 800, 000 M
4 1 — s A T AR O 30 ST 12, 621, 660, 000
2 FHAREAEFR
e B B H ML
54 ) %5 5 )
\ H 20234 7H 9 H H 20244 1 H 9H
M = 2024 4E 1 H 8 H = 2024 4E 7T H 8 H
HRICE ENFm 2R (M) HRICE ENFHm 2R (1)
i 2,048, 914, 177 7,632, 415, 433
At 2,048,914, 177 7,632, 415, 433

3 T UAT ¢ THGIBAR

TV NT 4 TG ORKIFE,

At M OVREATG #8 2k

%4 W (2024 4F 1 H 8 ABAE)

o LS (M)

2

—

Pc
i

A () AFfiE L (1)

%55 (2024 42 7 A 8 HHAE)
(M)
el () FEMmRLE (M)

PRREE
@

RiEziel

PRAM R ER S 3|
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j=§<: 141, 210, 000 — 143, 490, 000 2,277, 030) 112, 080, 000] — 114, 920, 000 2, 838, 020
&t 141, 210, 000 — 143, 490, 000 2,277, 030) 112, 080, 000] — 114, 920, 000 2, 838, 020
() Wi DB E J7 ik
1 Je4is|
E NI 22T
S OFMEIC IV TIE, BEIFTORERT 55 B OFAEMEEZ AW TR Y £,
¥ EFRBE Ty VEHBEAIN TN D HDIXIT SN EE A,
(4) [MEBMmE]
%1 AmAESBMER
(D (2024 42 7 A 8 ABLTE)
(A7 )
ERRii |
e W #AR R e
i X
ik AAH KD A T2 27, 000 4,071. 00 109, 917, 000,
TH e TIN—THR—ITF (TR 43,100 5,571. 00 240, 110, 100
XU UR—AT 4 TR 73, 300 2, 095. 50 153, 600, 150
Fya—vr 58, 600 1, 885. 00 110, 461, 000,
UES 43, 700 5, 890. 00 257, 393, 000
% 61, 200 759. 90 46, 505, 880
EFAR—LT 4T A 35, 000 612. 60 21, 441, 000
JBAL R 54, 300 1, 016. 00 55, 168, 800
AREfLT 5, 000 4,912. 00 24, 560, 000
T - U —H— 7, 800 2, 145. 00 16, 731, 000
HARER—ILT 4 v TR 7, 100 4,617. 00 32, 780, 700
—ZE Rk 6, 800 3, 015. 00 20, 502, 000
=T 7, 000 4, 310. 00 30, 170, 000
LT 42,100 6, 532. 00 274, 997, 200
EETANLR—NT 4T A 112, 600 3,851. 00 433, 622, 600
AR 33, 600 4, 664. 00 156, 710, 400,
L= - Fp— L 33, 600 5, 250. 00 176, 400, 000
eSS 48, 700 2, 928. 50 142, 617, 950
MRS 282, 800 4, 228. 00 1, 195, 678, 400
T AT T AR 349, 000 1, 609. 50 561, 715, 500
i e 53, 800 6, 297. 00 338, 778, 600
rh o R 121, 400, 6, 193. 00 751, 830, 200
T — 50, 000 6, 502. 00 325, 100, 000
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/NP R L T 75, 900 2, 189. 00 166, 145, 100
EPNiE S 64, 000 1,671.50 106, 976, 000,
=4k 365, 600 5, 830. 00 2, 131, 448, 000
KGR—LVT 4 T A 80, 700 6, 920. 00 558, 444, 000
TYFRA R 54, 900 6, 240. 00 342, 576, 000
(e 93, 200 2,411. 50 224, 751, 800
4 R 9, 600 63, 120. 00 605, 952, 000
SMC 6, 400 82, 030. 00 524, 992, 000
IS R 113, 000 4, 916. 00 555, 508, 000
Vv 139, 200, 2, 257. 00 314, 174, 400
= EE T 382, 100 2, 045. 00 781, 394, 500
H SZ R ERT 551, 300 3, 646. 00 2, 010, 039, 800
— e 246, 500 2, 734. 50 674, 054, 250
=T w7 60, 900 6, 902. 00 420, 331, 800
H AR 28, 900 13, 750. 00 397, 375, 000
(=gt 215, 300 2, 628. 00 565, 808, 400
NEPAZL Y hu=s R 137, 500 3, 275. 00 450, 312, 500
P =y s R—AT 4 TR 249, 100 1, 326. 50 330, 431, 150
V=== 117, 300 13, 910. 00 1, 631, 643, 000
TDK 41, 000 10, 720. 00 439, 520, 000
T RAT A B 80, 600 6, 625. 00 533, 975, 000
F—T R 20, 900 73, 020. 00 1, 526, 118, 000
VAR YT A 86, 600 2, 494. 50 216, 023, 700
L—W—F 7 7, 900 33, 970. 00 268, 363, 000
Tyt 118, 400 4, 397. 00 520, 604, 800
T 139, 500 1,912. 50 266, 793, 750
o LT 208, 400 3, 574. 00 744, 821, 600
A 108, 300 4, 434. 00 480, 202, 200
U= R/ N = N 51, 100 36, 040. 00 1, 841, 644, 000]
S B Bk 19, 600 13, 900. 00 272, 440, 000
T — 168, 200 2, 527. 50 425, 125, 500
NER AT 918, 400 3, 285. 00 3, 016, 944, 000
ENEEZ5 e 395, 600 1, 700. 00 672, 520, 000
A X% 134, 700 1, 780. 00 239, 766, 000
7L 264, 600 2, 739. 50 724, 871, 700
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(2850) 2024 4£ 7 A hEEE

AU R 223, 100 2, 627. 50 586, 195, 250
HOYA 69, 700 19, 565. 00 1, 363, 680, 500
HA Ty 41, 300 2, 260. 00 93, 338, 000
N A FNAR—IVT 4 TR 63, 400 3, 076. 00 195, 018, 400
TR % 126, 100 8, 791. 00 1, 108, 545, 100
A AR gl 126, 100 2, 599. 00 327, 733, 900
R i 105, 000 3, 465. 00 363, 825, 000
PR A—LT 4 T A 9, 100 2, 208. 50 20, 097, 350
AT S TSR AT 42, 600, 4, 584. 00 195, 278, 400
A AEAE 2, 079, 500 154. 30 320, 866, 850
KDD I 61, 000 4, 426. 00 269, 986, 000
NTTF—% 7 N—"F 66, 100 2, 316. 00 153, 087, 600
YT &TA R —NT 4 TR 199, 600 1, 973. 50 393, 910, 600
T77—ANITAV T 16, 100 42, 250. 00 680, 225, 000
Do L X ERAT 15, 700 1, 548. 00 24, 303, 600,
“#UF J 74 F vy Z— 448, 000 1,791. 50 802, 592, 000
-

0 ERR—NT 4 A 93, 000 1, 066. 50 99, 184, 500
“HEKRNTAN - R—NT 4 7 26, 600 3, 724. 00 99, 058, 400
A

“HERT 4Ty VT N—T 51, 800 11, 090. 00 574, 462, 000
THEHT 27,700 1, 372. 00 38, 004, 400
KINFES: 7 v— T AR AL 58, 200 1, 257. 00 73, 157, 400
R AR — LT 4 A 118, 900 954. 90 113, 537, 610
SOMPOFR—LT 4 v T % 35, 700 3, 417. 00 121, 986, 900
MS&ADA > aT T AT N— 48, 600 3, 734. 00 181, 472, 400
TR—IV

HE AT TR 77, 600 6, 164. 00 478, 326, 400
K F 2 — 6, 800 1, 493. 00 10, 152, 400
AABGIFT 7 v—"7 21, 300 3, 993. 00 85, 050, 900
R AR 2, 300 16, 725. 00 38, 467, 500
ta—Vv7 21, 300 1, 446. 50 30, 810, 450
A AR PER— LT (T A 4, 300 4, 083. 00 17, 556, 900
TN R T 2,900 5, 153. 00 14, 943, 700
HARBIER— VT 4 7 A 24, 500 1, 088. 50 26, 668, 250
=B 105, 500 1, 500. 50 158, 302, 750,
= ZEHFT 47,100 2, 625. 00 123, 637, 500

_10_
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R NRFI L ZR ¢ 99, 7%

A RE)FE 16, 600 5, 010. 00 83, 166, 000
A E—IL 3, 500 1, 871. 50 6, 550, 250
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